On the Exponential Moments of Additive Processes by Fujiwara, Tsukasa
1. Fujiwara, T.: On the exponential moments of additive processes with the structure of semimartingales, Journal of Math-
for-Industry 2(2010-A), 13{20.
 
2. Fujiwara, T.: The minimal entropy martingale measures for exponential additive processes revisited, Journal of Math-for-
Industry 2(2010-B), 115{125.
 
3. Ito, K.: Stochastic Processes, Lectures Given at Aarhus University, Springer Verlag, 2004.
 
4. Jacod, J., Shiryaev, A. N.: Limit Theorems for Stochastic Processes, Second edition, Springer, 2003.
https://doi.org/10.1007/978-3-662-05265-5
 












8. Sato, K.: Levy Processes and In nitely Divisible Distributions, Cambridge Univ. Press, 1999.
